, Smith (2000) , Fenton and Charsley (2000) , Mays et.al. (2003) , Bhopal (2006 ), or Lee (2009 . Shared concerns include lack of theoretical justification for using ethnicity as a predictor or control variable, insufficient methodological reflection on measurements of ethnicity, and over-reliance on direct coefficients of ethnicity in regression models in order to identify assumed causal relationships. Dedicated sociological reflections on ethnicity in statistical analysis are less frequent; a relevant analysis can be found in Steinberg and Fletcher (1998) .
Starting from these concerns, the paper discusses and illustrates possible strategies to overcome them. The debate on the use of Roma ethnicity in quantitative models is particularly relevant given the substantial body of quantitative surveys on the European Roma people, and the ongoing interest in In the following sections the paper differentiates between three quantitative research models that use ethnicity, and characteristic measurement and model specification issues are discussed for each of them.
The article then examines the particularity of Roma / Gypsy ethnicity in quantitative studies, and it illustrates several arguments with an empirical model that analyzes church attendance as a function of Roma ethnicity and other predictors, in present-day Romania 3 . 
Conceptual issues
The sociological understanding of ethnicity has gradually moved away from its taken-for-granted understanding as a way of classifying social groups with clear cultural or even biological borders. This shift within the discipline has become more visible after the seminal work of Barth (1969) Omi and Winant (2007) , and Wimmer (2008) . This perspective means, for Brubaker, 'taking as a basic analytical category not the "group" as entity but groupness as a contextually fluctuating conceptual variable ' (2002, pp. 167-68, emphasis in original). The social processes of ethnic differentiation situate individuals in a social landscape that they need to navigate. At the individual level,
"[E]thnic identity" (or ethnicity) is that set of personal points of reference, thick and thin, that involve what we call "ethnic" distinctions between people. An "ethnic group" is thus a set of people who have common points of reference to these ethnic This theoretical perspective has important methodological consequences. Firstly, it requires a measurement model for ethnicity that departs from the conventional categorical measurement by ticking the best fitting ethnic label. Secondly, it points to the contextual embeddedness of ethnic identity, and consequently it complicates the relationship between ethnicity and variables usually interpreted as controls, such as age, education, or occupation. Last but not least, it challenges the unidirectionality of causal influences from ethnicity to other social phenomena, which may play a part in the process of ethnic differentiation. If ethnic distinctions are associated with differences in schooling, eating choices, or church attendance, for example, it is plausible that these differences are in turn used to define and re-create ethnic classifications.
Research models
One can differentiate three main uses of ethnicity in quantitative models.
Firstly, 'ethnic disadvantage models' measure a given inequality in access to resources or in risk incidence. Secondly, 'discrimination models' attempt to isolate discrimination from other sources of inequality, and to measure it. The third type, which will be referred to as 'ethnic difference' models, pursues the different relationships between ethnicity and other social phenomena which are theoretically linked to the process of ethnic differentiation. in ethnic difference models the focus is on processes of ethnic delineationalso by including more complex measurements of ethnicity, as discussed below.
Measurement issues

Contextual and situational ethnicity
As any other social distinction, ethnicity is shaped in a given social context. This is a serious challenge to cross-cultural harmonization of ethnic terminology (Aspinall 2007, pp. 58-62) and to cross-cultural research using ethnicity. Moreover, contexts that shape ethnic identities vary not only across societies, but also across transient situations in a person's life (Stayman and Deshphande 1989) . Public self-identification may be outright strategic, as people may choose their ethnic label to suit their needs in a specific interaction (Bovenkerk, Siegel and Zaitch 2003) . This has important measurement consequences, especially if the interview situation is thought to influence ethnic self-identification, as in the case of the Roma.
Measurement models
Aspinall (2007, p. 60) distinguishes two main styles in measuring ethnicity.
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Model specification issues
Ethnic affiliation and the socio-demographic controls
Control variables in multivariate analysis have the function of isolating the covariation of ethnicity from the covariation of other variables with the dependent variable. Therefore, the choice of control variables plays a decisive role in interpreting the resulting coefficient for ethnic affiliation. As discussed above, some research models impose clear requirements on control variables.
Discrimination models require strict control of relevant competence and preference covariates. In public health studies, ethnicity may be used as an indicator (or proxy) of inherited biological vulnerabilities (Singh 1997, p.307) .
In this case, controlling the influence of relevant social confounders and In such research contexts, the so-called 'direct effect' of ethnicity, separated from its indirect causal pathways, is rather a 'residual', not-yetexplained 'effect'. The remaining association of ethnicity with the dependent variable may be due to residual confounding with variables imperfectly measured in the model, or to a mix of other mediating variables which are missing from the model. For any such model, the lower the residual association, the better specified the influence of ethnicity on the dependent variable. 
Data analysis issues
In ethnic gap models, regression models are the tool of choice, allowing for a measurement of the 'direct effect' of ethnicity after the introduction of proper controls.
In ethnic difference models, given the conceptual linkage of ethnicity to other differentiation processes, analyses that aim to realize theoretically ( 
Measurement issues
The The dominant measurement model of Roma ethnicity is categorical, using the indicator of self-affiliation with such ethnic labels as Roma, Gypsy, 
Roma ethnicity and church attendance in present-day Romania
This section presents a path model using self-declared Roma ethnicity, alongside other variables, to explain church attendance. Given the sketchy specification of the model and its methodological shortcuts, it is useful as a methodological example for interpreting paths and coefficients involving ethnicity, rather than a substantial contribution to understanding religious behaviors.
The analysis relies on two surveys on Roma people from Romania:
The Roma Inclusion Barometer (RIB 2006) and the Work Attitudes Survey (WA 2008) (see Table 2 ). The two surveys include Roma samples designed with the same methodology (Sandu 2006), thus facilitating comparability of results.
( Table 2 around here) 
Model specification
Model limitations
Several variables are missing from the available datasets, although they could account for the variation of church attendance: socio-economic status, church accessibility, measured by the time and financial costs involved in reaching the church, and the community norms and personal ideas with respect to church attendance, childhood religious socialization, personal religious worldviews, relevance of religious services, local church policy, or relationships with other churchgoers.
In order to simplify the presentation of model results, the ordinal level variables (education, prayer and church attendance) have been analyzed as as metric. This approximation is justified by the exploratory and illustrative purposes of the model, which does not require precise estimates. Also, for brevity reasons, moderated influences are only explored by means of a comparison of models, without estimating interaction terms. Figure 1 illustrates the path model that connects Roma ethnicity with church attendance. Besides the paths which are explicitly specified in the model, all dependent variables are regressed on Neo-Protestant confession, gender (masculine), age and type of locality (urban). In order to simplify the diagram, 
Model variables and sampling weights
(Figure 1 around here)
The comparative path model includes two religiosity predictors and several socio-demographic variables, as detailed in Table 3 .
(Table 3 around here)
The distribution of church attendance on ethnic affiliation across the two surveys (Table 4) is quite similar, indicating lower attendance on the part of the Roma people.
(Table 4 around here)
The two religiosity items available in both surveys are the frequency of prayer outside religious service, and affiliation to a Neo-Protestant denomination.
The latter is particularly interesting because of the expected influence of Pentecostal affiliation discussed above, and because it is significantly associated with Roma ethnicity: around 8% of the Roma in RIB 2006 and 12% in WA 2008 declare a Neo-Protestant confession, compared to around 2.5% of the non-Roma in both surveys (Table 5) .
( 
Model estimates
In this example, in both surveys (see Table 5 and Table 6 ), the main predictor of church attendance is frequency of prayer (positive), indicative of private religious practice, followed by masculine gender (negative), Neo-Protestant affiliation (positive) and Roma ethnicity (negative).
(Table 6 around here)
The main predictors of frequency of prayer are age (positive), followed by masculine gender (negative), Neo-Protestant affiliation (positive) and Roma
ethnicity (negative). Because Roma ethnicity is positively associated with
Neo-Protestant affiliation, there is also a positive indirect and non-directional association between Roma ethnicity and church attendance, mediated by the Neo-Protestant affiliation.
(Table 7 around here)
In Table 8 one can see the 'total effect' of ethnicity on church attendance, with its mediated and direct components. Only a small fraction of the difference in church attendance between Roma and non-Roma is explained by the There is also an interesting difference concerning the proportion of explained variance for wealth and education across models: while in the nonRoma samples the estimated R square is around 25% for education and 38%
for wealth, in the Roma samples the estimated R square is around 5% for education and 17% for wealth. This difference arises mainly because of age and urban locality, which are powerful predictors in the non-Roma samples but weak predictors in the Roma samples. This indicates that, unlike the nonRoma, the younger generations of Roma people have improved less their educational and material achievements compared to the older generations, when controlling for the other variables. Also, Roma people seem to take less advantage of social and economic opportunities offered by urban localities.
Discussion
The path analysis indicates that ethnicity and church attendance are connected by several circuits, with mixed positive and negative paths. For example, in present-day Romania, Roma ethnicity is associated with an increased probability of Neo-Protestant affiliation, which in turn increases church attendance. On the other hand, the mediated association of ethnicity with attendance through private religious practice (prayer) is negative, and the residual association of Roma ethnicity with attendance is also negative.
The proposed model could be used as an ethnic gap model by a researcher interested in assessing the difference in religious participation between Roma and non-Roma people. Such a difference could be measured 
Conclusions
There seems to be a gap between the current theoretical understanding of ethnicity, as a result of successive moves in a process of social differentiation, An in-depth discussion of processes of ethnic differentiation could be impractical, for example, in ethnic disadvantage models for health risks, or in models that are dedicated to measuring ethnic discrimination on the labor market.
Quantitative researchers improve the clarity and relevance of their use of ethnicity variables to the extent that they specify the descriptive or explanatory aims of the analysis, and the choice of control and mediating variables. As previously illustrated for church attendance, the very same direct coefficient for ethnicity in a path model may have a completely different meaning in an 'ethnic disadvantage' model, compared to an 'ethnic difference' model.
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